A series representation of the Macdonald function is obtained using the properties of a probability density function and its moment generating function. Some applications of the result are discussed and an open problem is posed.
Some algebraic and other techniques are used to provide simple proofs of the established identities, see [1, 4, 5, 6, 8, 9] . In this paper we have used probabilistic approach to derive a series representation [2, p. -<a < c, Re > 0.
The substitution z in (2.9) yields the proof of the theorem.
In particular when 0 and z in (2.9) we get K0(2z/il -t)) _, {z"K,.,(2z)} n' (2.7)
(2.s) (2.9) (2.10) is the probability density function (pdf). It may be noted that the pdf (2.3) has appeared in an earlier work. This is the limiting case a 0 of theorem 1.11 in [7] . The r-th non-central moment of the random variable X having (2.3) as its pdf is given by E(X)
x"f(x)dx I(a + r, fl)
The moment generating function (mgf) of f(x) is given by 
Equating the coefficients of t" in (2.12) yields the desired proof. 
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